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Relating to the Dissemination of the Index Value for Equity Index-Linked Securities

Pursuant to Section 19(b)(1) of the Securities Exchange Act of 1934 (“Act”)* and
Rule 19b-4 thereunder,” notice is hereby given that on January 11, 2008, NYSE Arca, Inc.
(“NYSE Arca” or “Exchange”), through its wholly owned subsidiary, NYSE Arca Equities, Inc.
(“NYSE Arca Equities™), filed with the Securities and Exchange Commission (“Commission”)
the proposed rule change as described in Items I, Il, and I11 below, which Items have been
substantially prepared by the Exchange. The Commission is publishing this notice to solicit
comments on the proposed rule change from interested persons.

l. Self-Requlatory Organization’s Statement of the Terms of Substance of the Proposed
Rule Change

The Exchange proposes to amend NYSE Arca Equities Rule 5.2(j)(6)(B)(I)(2)(c)(ii) to
provide that the Exchange will commence delisting or removal proceedings if the value of an
index or composite value of the indexes underlying an issuance of Equity Index-Linked
Securities® is no longer calculated or widely disseminated on at least a 15-second basis with
respect to an index or indexes containing only securities listed on a national securities exchange,

or on at least a 60-second basis with respect to an index or indexes containing foreign country

! 15 U.S.C. 78s(b)(2).
2 17 CFR 240.19b-4.

Equity Index-Linked Securities are securities that provide for the payment at maturity of
a cash amount based on the performance of an underlying index or indexes of equity
securities. See NYSE Arca Equities Rule 5.2(j)(6).



securities. The text of the proposed rule change is available at the Exchange, the Commission’s

Public Reference Room, and www.nyse.com.

1. Self-Requlatory Organization’s Statement of the Purpose of, and Statutory Basis for, the
Proposed Rule Change

In its filing with the Commission, the Exchange included statements concerning the
purpose of, and basis for, the proposed rule change and discussed any comments it received on
the proposed rule change. The text of these statements may be examined at the places specified
in Item IV below. The Exchange has prepared summaries, set forth in Sections A, B, and C
below, of the most significant aspects of such statements.

A. Self-Requlatory Organization’s Statement of the Purpose of, and Statutory Basis
for, the Proposed Rule Change

1. Purpose

NYSE Arca Equities Rule 5.2(j)(6)(B)(1)(2)(c)(ii) currently provides that the Exchange
will commence delisting or removal proceedings of an issue of Equity Index-Linked Securities
(unless the Commission has approved continued trading of such Securities) if, among other
circumstances, the value of the index or composite value of the indexes underlying such issue is
no longer calculated or widely disseminated on at least a 15-second basis. The Exchange
proposes to amend NYSE Arca Equities Rule 5.2(j)(6)(B)(1)(2)(c)(ii) to distinguish between
indexes consisting solely of U.S. equity securities and those consisting of foreign securities or a
combination of U.S. and foreign equity securities. The proposed amendment provides that the
Exchange will commence delisting or removal proceedings if the underlying index value or
composite index value is no longer calculated or widely disseminated: (1) on at least a 15-

second basis with respect to an index or indexes containing only securities listed on a national
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(http://www.sec.gov/rules/sro.shtml);
http:rule-comments@sec.gov
(http://www.sec.gov/rules/sro.shtml)




